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Abstract of JP2003108775 

PROBLEM TO BE SOLVED: To provide a 
method and a program for providing asset 
management information by which a portfolio 
conforming to a customer's idea of asset 
management and for performing better asset 
management, etc., can be suggested. 
SOLUTION: When answered results to 
questionnaires regarding asset preference and 
risk are recorded in a customer's answer data 
storage part 25 from the customer, a 
management computer 21 calculates a 
recommended asset class set and an 
acceptable risk by using an asset class 
correspondence table recorded in an asset 
preference data storage part 23 and an 
acceptable risk lookup table recorded in an 
acceptable risk data storage part 24. Next, the 
management computer 21 calculates the 
recommended portfolio the return of which is 
maximized within a range of the acceptable 
risk based on management history of an asset 
class to be recommended. Furthermore, the 
management computer 21 calculates and 
outputs difference between a portfolio which is 
managed by the customer and the 
recommended portfolio. 
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h 7* y a-srsn-r 5 n t &xz s„ 

[0 0 6 3] • ±ie»fe»f£rt4, &»$SM;S s lg&a> 



^fA 2 0 KIBgOEgifg^SrA^-t-S. itucft* 
r, I^St^-fiffi^lOSrfflv^T, TV*-- Ml 
**t**A*UCt>J:v\, -©»£•, 7 

l^fA2 0ia-f«*l Ot£^Vy--*y 
©*y M7-**r^LrS«Lr*s< 0 rftlii.*), IB 
gWo-Cfcfrf ft t f h 7 * y 

[0 0 6 4]- ±ESUt*«-ett. «***9 f ~*B 
ttSB 2 6 (C|B»$HfcS«5fex-^ 2 6 0 £T-<r«tti 
U *©Sg«aSr^f+-f5rtt«t«3W^©gS«^ 

wu *©sm«fcS<5^rjt§|jK- h 7* y 

^©»«SSW4, »^©#3fe©S»li 

jaa»««:iii*.fc««r^s*««i-s. *ur, ^©^ 

y h*7^fe©*§S£»«£*aH-S (SI -7) . A 
ttttl-H:, tl3yfa-^2 1H:, ^JtSfS^fc, it 
*>H-h7*y*Sr#J«-*T-fey h^7Xfe©SfE 

jpg»gr-*fE«Sl5 2 6*»e>*©JB*©»J«tefcj3W 
9SI»Sr»W-r5 (S 1-8) „ *fc*S 

Jt*^«brv^i[*K#Lr*> % ^jss*««raq*.5 

[0065] • ±e*»*inrtt:, tinyfa-^ 
2 1 14, *5t*-> 7* y a-ttt^jS^ftr-fe yi-^ 

^fcttLrBtffe-r^tSSffcfcfflAU 

*y a-JCtt-<ji^ftT-fey h^y^^LTttjiJDT^ 

#is*«sra*i-6. rjx(^x.r, mmx-h?*}) 

a-Sr^1-5fc»fci^ilftjiJnlSg«©^Sr*^Lrt 
J:v\ ^©—RISrOT^I-. ^©^-a-, 4-f, 11= 
VfoL-;? 2 1 14, Sg:g«7 ; -^fSliSp2 6(r|B^$ 
ftfclpgW&Sftx-? 2 6 0 \£&3\,*xnm&X:&& 

itm*ntm-Zo KJBfef-*2 6oa»oii3t# 
-hy*ya-tc^*ttST-fey h^7^©*r, ^©* 
«s«B»jfc***< , «m>K- f y * y a-©^r(4s 
»ga^it^©e^r-fe y v^y^^m-r^ *rur, 

^a^^^^-^2 114, r©T-fey b^9^©SSf« 

^»^rt 5. 

[0 0 6 6] • ±fEH»ffiri4, T-fey 

tr, r^gtt»S • 7c#fttiE& 9 j , r£jgttJf«- 

#j X(4 rjs^«cSu !45ffi^^p>^^?)o rfUcft&T, r 
t7h?7^ar A^6tift*^ffi, ^^©ft»« 

K7rVK, XttB«r»«bfc^*«4Srffl^rt>J; 



-8- 



[0 0 6 7] 

inn *9momam^^^WM. 
[i2] sfflnar-^saitai-fiE^^^fcx-^w 
&W0„ 

[E 3] jfsa^-^EmajfcEftsitfcf*-^© 

[mi] 



fft950o 

[0 4] W*y**^-*BttSfce»£*ifc? r *-* 
[15] M^BS^-^IEltawcBfcSih.fcT*-*© 

[gie] «*»*5 f -^e«»fcEesnfc7 f -^© 

[0 7] ^Holdli&lto^^JllaftHH. 
[#-J§-©si9H 

*B*%M^T©»£a»f f -*7 s -4'ei*S5, 2 4- 

SB, 2 6-S«»lr-i!'Ettfgt LTffll^f If 
-*f2l£$l$o 





[02] 



[03] 



> 220 



22 















J>- 230 











-23 
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[04] 



[15] 















^240 











— 24 



106] 















i > 260 
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(S1-1) 
(Sl-2) 

(S1-3) 

(S1^) 



>250 



[07] 



— 25 



(S1-10) 
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